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Bank Name DEUTSCHE BANK AKTIENGESELLSCHAFT

LEI Code 7LTWFZYICNSX8D621K86

Country Code DE

The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and
advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.
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DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2024  As of 31/03/2025 As of 30/06/2025 COREP CODE REGULATION

(mIn EUR, %)

Tier 1 capital - transitional definition C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 58,272 59,823 C 47.00 (r0310,c0010)
Article 429 of the CRR; Delegated Regulation (EU)
2015/62 of 10 October 2014 amending CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 1,283,672 1,315,906 1,301,804 1,276,035 C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 1,282,576 1,314,501 C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 4.60% 4.62% 4.63% 4.72% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 4.54% 4.55% [A.2]/[B.2]
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Overview of Risk exposure amounts

DEUTSCHE BANK AKTIENGESELLSCHAFT

RWAs

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025 COREP CODE
(min EUR, %)

€02.00 (10040, €0010) -[C 07.00 (10090, €020, 5001) + € 07.00 (10110, €020, 5001} C 07.00 (10130, c0220, 5001) + C 08.01 (10040, c0260,
21022 237,896 227,476 216,038 5001) + C 08,01 (10050, <0260, 5001) + C 08.01 (10060, cO260, 5001) + C08.01 (10040, 0260, 5002) + C 08.01 (10050, c0260, 5002, + C
"’ . ’ ’ 08.01 (10060, €0260, 5002) + C 02.00 (10470, c0010) + C 02.00 (0460, c0010]]

o

Credit risk (excluding CCR and Securitisations)

'C02.00 (10050, c0010)-[C 07.00 (0030, €0220, <001 + C 07.00 (10110, <0220, 5001)- C 07.00 (10130, <0220, s001)]
Of which the standardised approach 18,412 19,814 37,966 37,186

'C02.00 (10250, c0010) - [C 08,01 (10040, <0260, s002) + C 08,01 (r0050, c0260, 5002) + C 08.01 (10060, <0260, 5002)]
Of which the foundation IRB (FIRB) approach 1,098 1342 60,507 56,051

'C02.00 (10310, c0010) - [C 08.01 (10040, <0260, 5001) + C 08,01 (0050, c0260, s001) = C 001 {r0DG0, c0260, s001)]
Of which the advanced IRB (AIRB) approach 191,780 194,498 128,726 122,454

C02.00 (10420, c0010]
Of which equity IRB 11,675 12,802 0 0

'C07.00 (10090, <0220, 5001) + € 07.00 (10110, <0220, s001)+ C 07.00 (10130, c0220, 5001 + C 08.01 (10040, cO260, 5001) + C 08,01 (10050,
0260, 5001) + C 08.01 (10060, <0260, 5001) + C08.01 (10040, 0260, 5002) + € 08.01 (10050, cO260, 5002,) + C 08.01. (10060, <0260,

Counterparty credit risk (CCR, excluding CVA)' 22,493 23,089 22,926 23,199 5002) + € 02.00 (10460, <0010)]

'C02.00 (10640, €0010]
Credit valuation adjustment - CVA 2,967 3,431 3,544 3,935

'C02.00 (10490, c0010]
Settlement risk 4 15 77 58

C02.00 (10470, €0010)
Securitisation exposures in the banking book (after the cap) 15,423 15,970 16,520 16,785

C02.00 (10520, <0010 [+C 002.00:3 (1755, cO10) +C 002.00.3 (7770, <O10]]
Position, foreign exchange and commodities risks (Market risk)"*’ 25,874 18,843 22,490 21,849

'€02.00 (10530, c0010]
Of which the standardised approach 3,414 3,238 3,497 3,349

'C02.00 (10580, c0010) +C 002.00.a (1755, €010)
Of which IMA 22,460 15,605 18,992 18,051

'C19.00 (10010, cO6O1)12.5.+C 20.00 (r0010,0450) 12,5 -MAX(C 24.00(r0010, c0050),C 24.00(0010,c0100),C 24.00(r0010, cO110))*12.5
Of which securitisations and resecuritisations in the trading book 3,133 3,068 3319 3,188

'C02.00 (10680, €0010)
Large exposures in the trading book 0 0 0 0

'€02.00 (10590, €0010]
Operational risk 57,691 58,061 58,941 58,941

C02.00 (10600, €0010)
Of which basic indicator approach 0 0

C02.00 (10610, €0010)
Of which standardised approach 0 0

€02.00 (10620, €0010)
Of which advanced measurement approa 57,691 58,061

€02.00 (r0630, c0010) + € 02.00 (r0690, c0010) - [C 002.00.a (r755, c010) +C 002.00.a (7770, c010)]
Other risk exposure amounts'” 122 122 0 0

351,973 340,805

€02.00 (10035, €0010)
Floor adjustment 0 0
356,496 357,427 351,973 340,805

) The positions "of which" are for information and do not need to sum up to Credit isk (excluding CCR and Securitisations).
1 On-alance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in 'Counterparty Credit Risk (CCR, excluding CVA)" They are instead reported in the 'Credit Risk (excluding CCR and Securitisations)'section.

¥ In response to changes to the reporting framework, certain RWEA arising from market risks, previously presented under ‘Other risk exposure amounts', are presented in the row 'Position, foreign exchange and commodities risks (Market risk)'starting from March 2025,
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DEUTSCHE BANK AKTIENGESELLSCHAFT

(min EUR)

Interest income

Of which debt securities income

Of which loans and advances income
Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)
(Expenses on share capital repayable on demand)
Dividend income

Net Fee and commission income

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, net

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial assets and liabilities at fair value through profit o
Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)
(Depreciation)
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit guarantee schemes)

mmitments and guarantees given)
her provisions)
Of which pending legal issues and tax litigation”’
Of which restructuring®

(Increases or (-) decreases of the fund for general banking risks, net)
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

(Financial assets at amortised cost)
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)

(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit o (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

information available onlv as of end of the vear
“For IFRS compliance banks “zero” in cell “Increases or (-) decreases of the fund for general banking risks, net” must be read as “n.a.”

2025 EU-wide Transparency Exercise

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025
38,052 49,761 11,501 22,528
4,784 6,415 1,759 3,387
31,523 40,974 9,273 18,247
28,807 36,928 7,873 15,127
17,056 21,755 4,805 9,340
3,753 5,148 1,229 2,407
0 0 0 0
76 93 15 24
7,681 10,387 2,758 5,447
53 56 21 38
5,008 5,577 1,890 3,154
-99 128 37 -60
680 738 133 251
0 0 0 0
273 209 27 23
22,917 30,021 8,509 16,297
13,702 18,370 4,626 9,099
186 343 53 84
1,558 2,118 523 1,056
0 0 0 0
1376 2,035 26 -68
0 0 0 0
0 0 0 0
1376 2,035 2 -68
0 808 0 0
0 -58 0 0
0 0 0 0
1,390 1,800 469 902
0 14 -5 15
1,390 1,786 474 887
32 98 0 3
0 0 0 0
0 0 0 0
20 -13 24 23
40 32 0 1
4,693 5,277 2,834 5,244
3,164 3,501 2,015 3,737
0 0 0 0
3,164 3,501 2,015 3,737
3,061 3,365 1,976 3,664
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Total Assets: fair value and impairment distribution
DEUTSCHE BANK AKTIENGESELLSCHAFT
(mineUR) As of 30/05/2024 o o of 31/03/20 As of 30/06/20
i < 148,753 153573 158916 143,860 145154 ()
304519 53764 323516 17,238 26767 5307 358079 15661 384,726 66605 303,546 14575 406,007 6752 323500 14978 1FRS 7.8()(1FRS 9. Appencix A
o 122,698 463 118,050 4,184 112301 488 106,636 5217 109018 an7 102,711 5831 116073 504 109,973 5,505 1ERS 7.8(ali); IFRS 9.4.1.4
s 0 s 0 0 0 0 0 0 0 0 0 0 o o o 1FRS 78010 RS 9.6.1.5
: a3 22,065 16595 3473 a1901 27m 16805 338 2134 2751 16110 3273 4139 248 15,803 361 1ERS 7800 FRS 9.4.0.2A
638820 616538 679892 647,469 1FRS 7,80 FAS9.4.1.2
o o a3 4 0 1 E 71 0 12 1062 109 0 » 1876 123 &0 2 FRS 8.6.2.1; Amnex V.Part 1.22; Annex V.part 126
0 0 0 o 145 39.89A() FR5 9,658
34024 37531 38965 39202
1381827 1,389,033 1414714 1,395,880 151900166
" Portfolios, e, “Other assets”,
(min EUR) As of 30/09/2024

Breakdown of financial assets
by instrument and by

counterparty sector'”

Financial assets at fair Debt securities
value through other

comprehensive income.

Loans and advances
ebt securities
Finane at e
amortised cost
Loans and advances

Gross carrying amount

Accumulated impairment *!

Gross carrying amount

As of 31/12/2024

Accumulated impairment *

Gross carrying amount

As of 31/03/2025

Accumulated impairment °

Gross carrying amount

As of 30/06/2025

Accumulated impairment !

Stage2
a1 | asoswin suge1 saee2 R sage1 ot e
[t o ewithour | Assetswith Stage1 i pssete thout ot Stage1 e Stage 1 significant Assets without References
ot incessen ed _ S€® Sineut significantincrease  Stage3 Assets without et Stage 3 e e | Sage3 ithout gy Stage Stage 3 Assetswithout  increase in age significant stage3
it el Creditimpaired gy Increditrisksince  Credit-impaired  significantincrease "cooe MEUEC  Creditimpared | SEOTOY e AR creditimpaired - significant increase oy Creditimpaired Creditimpaired significant increase credit risk since  Credit-impaired increasein  credit risk since  Credit-impaired
T IR increase in credt o) recognition assets in credit risksince [ oc® "t assets B B assets in credit risk since [ oc° "t i credit risk since initial initial assets
risk since initial  recognition but risk since initial recognition but risk since initial  recognition but recognition but
but not credit initial recognition initial recognition initial recognition  recognition but recognition but
recognition not credit- recognition not credit- recognition not credit- not credit-
Eb impai Eb et e not credit not credit
P paire P paire impaired impaired
34878 303 2 7 6 4 29556 4486 2 6 16 6 3101 2733 4 s 12 3 31,468 3,609 160 a 19 a3 AnnexV.part 131, 44(b)
6273 643 54 - - 1 7,098 706 67 5 2 © 5580 614 62 E 5 5611 565 30 E 9 AnmexV.part 1.32, ad(e)
19628 m 37 2 4 20930 667 a2 12 10 s 26874 573 30 s 9 37,580 866 2% s 6 Annex V.part 131, 44(b)
555,082 53827 15024 a3 713 528055 56,906 15255 36 738 408 585,225 58890 13,645 486 79 4417 542,049 58211 14125 462 876 4,398 AnmexV.Part 1.32, ad(e)
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(mln EUR)

LIABILITIES:

Financial liabilities held for trading

2025 EU-wide Transparency Exercise

Breakdown of liabilities

DEUTSCHE BANK AKTIENGESELLSCHAFT

Carrying amount

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025

References

Trading financial liabilities’

Financial liabilities designated at fair value through profit or loss

Financial liabilities measured at amortised cost

Non-trading non-derivative financial liabilities measured at a cost-based method”

Derivatives — Hedge accounting

Fair value changes of the hedged items in portfolio hedge of interest rate risk

Provisions

Tax liabilities

Share capital repayable on demand

Other liabilities

Liabilities included in disposal groups classified as held for sale

Haircuts for trading liabilities at fair value!”

TOTAL LIABILITIES

TOTAL EQUITY

TOTAL EQUITY AND TOTAL LIABILITIES

277,860 319,725 264,790 279,651 IFRS 7.8 (e) (ii); IFRS 9.BA.6
0 ol 0| 0 Accounting Directive art 8(1)(a),(3),(6)
99,468 91,803 102,448 104,553]  IFRS 7.8 (e)(i); IFRS 9.4.2.2
897,267 868,758 932,445 903,901 IFRS 7.8(g); IFRS 9.4.2.1
0] 0| 0| 0| Accounting Directive art 8(3)
204 1,690 365 157| IFRS 9.6.2.1; Annex V.Part 1.26
0] 0| 0| 0| IAS 39.89A(b), IFRS 9.6.5.8
4,873 5,333 4,802 4,428| IAS 37.10; 1AS 1.54(1)
1,244 1,193] 1,340 1,433] 1AS 1.54(n-0)
0| 0 0 0| IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12
24,518 21,140 26,964 23,926]  AnnexV.Part2.13
0| 0| 0| 0| IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14
0) 0| 0| 0 Annex V Part 1.29
1,305,435 1,309,642 1,333,154 1,318,049 1AS 1.9(b);IG 6
76,392 79,391 81,560 77,831 IAS 1.9(c), IG 6
1,381,827 1,389,033 1,414,714 1,395,880 IAS 1.1G6

@ portfolios which are nNGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
DEUTSCHE BANK AKTIENGESELLSCHAFT

(mln EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2024 As of 31/12/2024 As of 31/03/2025 As of 30/06/2025 References

Derivatives 231,917 278,190 218,635 235,853 IFRS 9.BA.7(a); CRR Annex I

Equity instruments 741 737| 1,115 1,187|1AS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 44,237 41,126 44,018 41,506] Annex V.Part 1.31

Central banks 45318] 39,946] 39,538 35,783| Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 19,756 12,545 12,173] 6,196| ECB/2013/33 Annex 2.Part 2.9.1

General governments 21,714 12,230 19,754 17,737) Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 5,081 3,971 7,049) 7,058| ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 61,173 44,735 56,006 60,017| Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 45,308 23,912 31,800 35,437|ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 130,566 141,205 139,357} 139,441| Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 52,681 72,539 69,519 70,838| ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 230,251 248,999 251,661 239,192| Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 171,824 192,111 186,945 177,616| ECB/2013/33 Annex 2.Part 2.9.1

Households 243,819 253,175 243,530) 246,211| Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 135,772 140,435 132,496 134,390| Annex V.Part 1.42(f), 44(c)

Debt securities issued 142,886 147,038 148,380 150,899 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 11,258 11,711 10,223 8,269 Annex V.Part 1.37

Other financial liabilities 122,177, 74,594] 138,054 120,436|Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 1,274,799 1,281,977 1,300,048 1,288,262
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TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT

(min EUR)

As of 30/09/2024 As of 31/12/2024

Of which: Specific isk
Foreign exchange
Commodities risk

STRESSED VaR (Memorandum item)

As of 31/03/2025 As of 30/06/2025

Traded Debt Instrum
Of which: General
Of which: Specific

Equities

ich: General
Of which: Specific risk
Foreign exchange
Commodities risk

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR)- For internal model banks, it also does not include certain add-ons imposed by the sup

2025 EU-wide Transparency Exercise
Market Risk
DEUTSCHE BANK AKTIENGESELLSCHAFT

INCREMENTAL DEFAULT AND
MIGRATION RISK CAPITAL AL PRICE RISKS CAPITAL CHARGE FOR CTP VaR (Memorandum item)
CHARGE

TOTALRISK
EXPOSURE MULTIPLICATION

LAsT

12 WEEKS 12 WEEKS AMOUNT FACTOR (mc) x
PREVIOUS DAY (VaRt-
1)

AVERAGE  LAST MEASURE AVERAGE e AVERAGE OF PREVIOUS
MEASURE MEASURE 60 WORKING DAYS
(VaRavg)

As of 30/09/2024

INCREMENTAL DEFAULT

STRESSED VaR (Memorandum item) AND MIGRATIONRISK AL PRICE RISKS CAPITAL CHARGE FOR CTP

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

CAPITAL CHARGE
TOTALRISK
EXPOSURE

12WeEKs 12 WEEKS AMOUNT

AVERAGE LAST FLOOR AVERAGE LAST

MEASURE MEASURE MEASURE MEASURE

LATEST AVAILABLE
(SVaRt-1)

As of 31/12/2024

o

o 18,992

template.

110 CRR). Both the own fund requirements for these CIU positions and

add-on for internal
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CrdltRisk - Standardised Approach

DEUTSCHE BANK AKTIENGESELLSCHAFT

Standardised Approach

Asof 30/09/2028 Asof3y/12/208

Value adustments and

original xposure ExposureValue ) Risk exposure amount original Bxposure Exposurevalue ! Risk exposure amount

Value adustments nd

Consolidated data

ments undertakine (1)

[rea— 1
Standacdisd Totsl 7 122700

Standardised Approach

2 of 30/09/2020 asof 31/12/2020

[—

[R—

original posure Exposure Value [Ep— original Exposure Exposure value ' Risk exposure amount

provisions provisions

GERMANY Socurd o mrteasns  immouablesxooerts st ADE s

Standardised Approach

Asof 30/09/2024 Asof3y/12/200

[ ———
Resiona sovernments o loca uthortes
[r—
[ ——
[————
nstiations
Corvarates
of wich;SME
Retal
of which:SME
[UINTA{ X PN (X e v mortzsees an immovtie ety and ADC exposures
of wich;SME
Exposures i default
s sssocited withoarticular ieh risk
Subordinated debt excosures

Standardised Approach

ot 30/09/2020. Asot3y/12/2020

e e

[ ———
Resiona sovernments o loca uthortes
[R—
[ ——
Interatior .
nstiations
Corvarates
of which;SME
Retal
of which:SME
VL4 o ICDTeTV I sccures b merteaces on immeable arooertv and AOC excosures
of which:SME
Exposures i default
ems sssocted withoarticular i risk
Subordinste debt excosures
Covered bonds

Clams on nsitutions and coroorate with 3 ST redit asessment
et

————tr]
couiy
prse—

Sindarised Totai

Standardised Approach

ot 30/09/2020. asot3y/12/2020

Value adustmentsand

[ET—
[ r— Exporure Valve [rrp—— original oo Exposurevalue ! Risk exposure amount L

[ ——
Resiona sovernments o loca uthorktes

of which:SME

of which:SME

Secured b marteases on immavable oroperty and AD xcasures
of which:SME

Exposures i default

ems sssocted withoarticular i risk

P ———

Covered bonds

Clams on nsitutions and coroorates with 3 ST redit asessment

pre————"tr}

couiy

prse—

Sandarised Totai
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Credit Risk - Standardised Approach
DEUTSCHE BANK AKTIENGESELLSCHAFT
P p—
Asor /092028 Asoran
Vae sttt e vt s

orignal posure ExposureValue ) Risk exposure amount e orignsl xposure Exposurevalue ! Risk exposure amount o

LUXEMBOURG [ e

Standardised Approach

Asof 30/09/2024 Asof3y/12/200

Value adustments and " Value adustments and
original posure Exposre value ¥ Risk exposure amount iy original Bposure ¥ Exposure vale [rpe—— pt

FRANCE e e e

Standardised Approach

Asof 30/09/2024 Asof3y/12/200

original posure Exposure value " Risk exposure amount

" Value adustments and Value adustments and
original posure Exposure Ve [r—— pt pt

[ p————r—
Resiona sovernments o loca uthortes
[r—
[ ——
[————
nstiations
Corvrates
of which;SME
Retal
of which:SME
Secured by martsases on immvable oroperty and ADC exasures
of wich;SME
Exposures i default
s sssocited withoarticular i risk
Subordinate debt excosures

Standardised Approach

Asof 30/09/2020 asot3y/12/200

Value sdustments and "

Ve st nd

[ ———
esionl overnments o loca uthorktes
[r—
[ ——
Interatior .
nstiations
Corvarates
of wich;SME
Retal
of which:SME
SWITZERLAND ~ [ERmeISm e ———p s —
of wich;SME
Exposures i default
ems sssocted withoarticular i risk
P ———
vered bonc
Clams on nstitutions and coroorates with 3 ST redit asessment
pre————"tr}
couiy
prse—

Stndarised Totai

Standardised Approach

A of 30/09/2020 asot3y/12/2020

" Value adustmentsand " " [ET—
[ r— [rsm— [rrp—— e original posure [rs— [r—— s

[ ——
Resiona sovernments o loca uthortes

of wich:SME

of which:SME
[N CTTWNNIDIR ccored by mortesees on immovatie srosert and ADC exsosures

of which:SME

Exposures i default

ems sssocted withoarticular i risk

Subordinste debt excosures

Covered bonds

Clams on nsitutions and coroorate with 3 ST credit asessment

e ————"tr}

couiy

prse—

Sindarised Totai

Standardised Approach

A of 30/09/2020 asot3y/12/2020

o Ve sdstments nd
mour s

Value sdustments and
provisor prov

orignsl Bxporure Exposrevaloe ™ Risk exposu original Bporre Exposrevaloe ™ Risk exposu e

[ p————r—
s orlocalauthorities
it
rl Develooment Banks
[U————
nstiutions
of which:SME
Retal
of which:SME
[NQVTXTSPXNoI ... b mortesees on immovabie sroverty and ADC exsosures

Exposures i default
ems sssocted withoarticular ieh risk
ST ——

P
e ————"try
couiy

prse—
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Standardised Approach

Asof31/03/2025 Asof 30/06/2025

original posure Exposure Vlue ® S — [P p— orignsl xposure Exposurevalue ! Risk exposure amount

[T ——

Consolidated data :

Collctive investments undertakings (c
prves—

Standacdised Total 7

Standardised Approach

asof 31/03/2025 2 of 30/06/2025

original posure Expoure Value  Risk exposure amount PRP——— original posure Exposure value ' Risk exposure amount

[—
provisions

GERMANY [

prves—

Standacdised Total 7

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025

original Bxposurs Euposrevalue ) Risk exposure amount [P ———— original posure

[
[ R — T

[ ——r—
Resiona sovernments o loca uthorities
[r——

Muliters Develooment Banks

[ —

nstiutons

UNITED STATES

Exposures in default 205 358 a9 o 154 17| 129 o
[ ——————

Clims on nsitutions and coraorate witha ST credit asessment o o o o o o

e ————tr} 3308 o84 2an a7 100 e

cauir a0 s a1 & e 1052

prs—— 1150 1150 1163 o8 o o5

Standardised Tota B 7|

Standardised Approach

Asof 31/03/2025 A of 30/06/2025

original posure Euposrevalue ) Risk exposure amount [P — original Bxposurs Exposurevalue " Risk exposure amount

Value sdustments and

[VLNTh o ICTeTV I sccur b morteaces on immevabi arosertv and ADC excosures 7|

Fuhich SVE o o o o o o

[ o 5 & o 7 7 ”» o
ems sssoited withoarticular i risk

pordinsted debt excosures o o o o o o

Covered bonds o o o o o o

Claims on nsiutions and coroorate witha ST redit asessment o o o o o o

e ————"rtry 39 o) m| 26| 115 155

156 155 ) 128 148 0

o o o o

0 orrt o, preme———

Standardised Approach

asof 31/03/2025 A of 30/06/2025

Value sdustments and

[ r— Value adjstments snd proisions original posure ExposureValue ! Risk exposure amount

[ ————

e by mortesees on immovable orogerty and ADC exposures
Fuhich SVE
detaut
ems sssocted withoarticular i risk
pre—p——

0 orrt o, pren———
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P p—

Asof31/03/2025 Asof 30/06/2025

Value adustments nd

original xposure Exposure Value ® S — [P p— orignsl xposure Exposurevalue ! Risk exposure amount

LUXEMBOURG [yt

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025
Value adustments and

original posure Exposure Value ¥ ——— R p— original Bxposure Exposure value! [rpe——

FRANCE Socursd b mortrass o imemouable sty nd ADC :

Standardised Approach

Asof3y/03/2025 Asof 30/06/2025

L Exposure v [rpe——

Value adustments and

original posure Exposure valve ——— PRPEr——— original posure

[ ————

Resiona sovernments o loca uthorities

Standardised Approach
Asof 31/03/2025 Asof 30/06/2025

original posure Exposure Value [rrp—— [ p— original Bxposurs Exposure Vol [rp——

Value sdustments and

SWITZERLAND 1 0
eniswie o o
Exposures in default | 7 o
ems sssoited withoarticular i risk
pordinsed debt excosures o o
Covered bonds o o o o
Claims on nstiutions and coroorate with 3 ST credit asessment o o
e ————rtry ) 115
7 165
o

0 orrt o, pren———

Standardised Approach

asof 31/03/2025

A of 30/06/2025

Value sdustments and
visons

[ r— Exporure Valve Value adjstments nd provs original Bpoure Exposurevalue ) Risk exposure amount

[ ———r—
Resiona eovernmens o locs authorites o
s
o
o
o o
1199 255 m 118 27 27
e 55 - )
o o o o o o
which: S o o o o o o
NETHERLANDS red by mortesees on Immovable broserty and ADC exsosures 52 s z @ w 1
Fuhich: e 1 3 ) 1 ) 14
detaut 120 5 s 2| 2 7 105 3
ems sssocted withoarticular i risk
pre—p—— o o o o o o
Covered bonds o o o o o o
Claims on nsiutions and coroorate witha ST redit asessment o o o o o o
e ————rtry 153 W Y 5 n 130
o o o I 55 15
3| 3|
0 orrt o, prene———

Standardised Approach

asof 31/03/2025 A of 30/06/2025

orignsl Bxporure ExposureValue ™) isk exposure amount R p— original Bporre ExposureValue ¥ Risk exposure amount

Value adustments and
provisions

[ —————
Resiona sovernments o loca uthorites
[r—

[T ——
[i—————

[NGVTXTSPXoI ... b mortesces on immovabie srosery and ADC exsosures
n:SME
detaut
sssoisted with batclar hiehrsk
Subordinated debt exoosures
——

onds
Clams on nsiutions and coroorste witha ST redit asessment

P ————try
couty
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(o0
Coporte
rporates - Of Which: SME
e e )
Consolidated data et
QualtingRevoing
Other et
el
el

ured onrel estate roperty - O Which: SWE

Secured onrel e ich:non-SME

Retai
Retail
Other Retai - Of Which:non SWE
eavity
Collctive Investments Undertakings (U]

n reditobiigation assets

186 Total*

)

Insttations

Corporates - Of Which:Specialied Lending

rparates - Of Which: SWE

Retail- Secured on rel estate property
Retal-Secured on realestatepr ich: SME

il - Secure pich:non SME

®
Retal-Quaiying Revoling
Other

GERMANY

Retal- Othr Retal
ich:

ich:non-SME

Retal-Other Retal - Of

Retal - Other etal - Of
equity

Collective Investments Undertakine (CU)

Other noncreit obigaton asets

(i 05, %0
[ ————
Instttions
Corporates
Corporates - Of Which:Specialised Lending
rparates - Of Which: SWE
Retail - Secured on realesate prog
Retall-Secured on realestate property
Retil - Secure -
Retal - Quaiying Revoling
Retail- Othr

UNITED STATES
Retai

ich: SME
ich:non-SME

Retal-Other etal - Of

Retl-Other Retal - Of
eauity

Collctiv Investments Undertakines (CU)

Other noncreit oblgaton assets

188 Total

[T P —]
Instittions
Corporates
rparates - Of Which:Specialised Lnding
Corporates - Of Which: SME
(RN ———
Reai-Secured on ea stat property - Of Which: SME
Retal-Secured on sl etate property -OF Which:non SME
Retal - Quaiying Rovohing
Retail - ther Retal
Retsil

Retsil

UNITED KINGDOM

Of which: SME
ich:non SME

Other Retail
iner Retal

eauity
Collctive v
Other non crditabligation ssets
186 Total

estments Undertakines (C1U)

[ TR ———

OF Which: Specaled Lending
rparates - Of Which: SME
Retail- Secured on rel estte property
[ ——
i ——
Retal - Quaitying Revolving
Retail- Othr Retal

Ip—

Other Reail-Of Which

Of Which non SME

Retail-Other Retal
eauity

Collctive Investments Undertakings (1U)

Other non creditobligation assets

RS Approach

Asof30/09/2028 Asof31/12/2028

[ — [rrem——

origina Exposure P —

Value adjstments

Value adjustments —
o S and provisions

and pre
O which:defauted

Of uhich: cefaued Of uhicn: et

131 132 163]
19559 103 e
970 6 151]
1805 18589 a7 1708
o 12510 o
Sa1
550

1RB Approach

Asof31/12/2024

Asof 30/09/2024

originsl Exposure Rk exposu
Exposure Value

origns Exposure T—

Value adjustments Value adjustments
and provisions and provisions

Of uhich: cefaued Of uhich: defaued of e o which:defauted

12 1405 130 10

1527 21601 12726 B 1269

10 1930 . 1 2

1508 19702 12415 3 1257
o s 137 o

1RB Approach

Asof 30/09/2024 Asof31/12/2020

origns Exposure T— original Exposure
SREZ Value adjustments Z w Value adjustments
and provisions and prov

[re——— isons

Of uhich: cefaued Of uhich: defaued of e o which:defauted

o o o o 0 0

o o o o 0 0

I o & 15 o o 216 o n 19 0 0
s o 19 o o 1 o 0 0 0
6469 o 1619 528 o o 733 o 1850 s o o

et LA 30 s from 1 2025

RB Approach

Aso130/09/2024 Asof31/12/204

Riskexposure amount Risk exposure amount

[ep— [r—

and provisions

Value adjustments
and provisions

Exposure Value Exposure Value

-

O which

e p——

et LA a0 s from 1 2025

1RB Approach

As0f30/09/2024 Asot31/12/203

T sk exposure amount originsl Exposure e

Value adjustments
o and provisions

osure Vo ¥ Exposure Value
provisions =

Of which: defauled Of which;defauled Of which:defaule Of which:defauted

et LA a0 s from 1 2025
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1RB Approach

Asof30/09/2024 Asof31/12/2024

Riskexposure amount e [rye———
Value adjustments Gee
and provsions

Value adjustments
and provisions

g Exposure Value

Exposure Value

Of which: defaut v defauted Of which:defauted
Central bankssnd central eovernments ¥
Instittions
Corporates
orporstes - Of Which: SME

[RESp————
LUXEMBOURG Retil-Secured on raletate property -Of Which:non SME
Retal - Quaiying Revoling 1 1 o 1 1 o

Retail- ther Retal 6 s 1 6 4 1

Retil-Other Retal - Of Which: SWE s 1 o 3 2 0

Retsl - Other Retal - Of Which non SME 4 “ 1 5 H h

o Which: e

Other non creditablgation ssets
188 Total

et Lk 30 s from 1 2025

1RB Approach

Asof31/12/204

Asof30/09/2024

viginal Exposu Riskexposure amount vigina Exposure Risk exposure amount
Lot Value adjustments G
and provsions

Value adjustments
provisons

Exposure Value Exposure Value

Of which: defaited el Of which:defauted

Of whichs defauied

[T p—]

Instittion
rparates - Of Which:Specialsed Lending s

Corporates - Of Which: SMIE o o

4 1 1 2

(R ——— 2 1 B B

Secured onrelestate property - Of Which: SWE o o 0 0

FRANCE Retll -Secured on sl etate property -Of Which:non SME 2 1 1 1
Retal - Quaitying Rovohving 1 o s 1 o 1 7 1 0 0

Retail - ther Retal n 2 0 2 o 205 @ % o B

il -Of Which: SME. 189 o s 2 o 18 & 1 0 0

Retsil - Other Retal - Of Which nan SME 3 2 15 ‘ o 2 2 2 o B

294 o & 74 o 23 & 195 o o

i
iher non reditobigation assets
188 Total

et Lk 30 s from 1 2025

1RB Approach

Asof30/09/2024 Asof31/12/204

Riskexposure amount iina Exposur Risk exposure amount
Value adjustments Qs
and provisions

Value adjustments
and provisions

Exposure Value Exposure Value

[T P —]
Instittions
Corpor

rporates - Of Which:Specialsed Lending

Corporates - Of Which: SME

(RN e———
il -Secured on raletateproperty - Of Which: SME
Retal-Secured on sl etate property -OF Which:non SME
Retal - Quaiying Rovohing
Retail - ther Retal
Retsl - Other Retal - Of Whih: SWE
Retsl - Other Retal - Of Which nan SMIE

eauity
Collectiv Investments Undertakines (CU)
Other noncreit oblgaton assets

inct LA a0 s from 1 2025

1RB Approach

Asof30/09/2024 Rsof31/12/2020

original Exposure Riskexposure amount originsl Exposure [rye———

Value adjustments

Value adjustments
rovisions and provisions

and pre [re——

Exposure Value
Of which: defauted Of which:defaued Of which:defaued Of which:defauted
(i 05, %0
[ ————
Instttions
Corporates
Corporates - Of Which:Speciaised Lending

rparates - Of Which: SWE

Retal-Secured on rea estate property
Retal-Secured on realestate property
SWITZERLAND [ ————e T
Retal - Quaiying Revoling
etal - Other Retal
Retal-Other Retal - Of Which: SWE

Retl-Other Retal - O Which non-SME
eauity

Collctive Investments Undertakings (1U1

Other non creditobligation assets

et LA a0 s from 1 2025

1RB Approach

Asof30/09/2024 Asof31/12/2024

e Ea— Riskexposure amount vl simens originsl Exposure e S e
—

Exposure Value and provisions

Exposure Value
Of which: defauled Of which;defauled Of which:defaule Of which:defauted

[N —
Corporates
Gorporates -OF Which:Speciaised Lending
rparates - Of Which: SME

2 1 1 o 1
[RESp———— 1 1 1 0 0

[I A —— o o o 0 0

NETHERLANDS Retal-Secured o realestate property 1 1 1 0 0
Retal - Quaitying Revolving s o 3 o o s o 3 o 0 0

Retail- Othr Retal o5 o B 8 o B o @ 7 0 0

Retal-Other Retal - O Whih: SWE 8 o B 6 o 7 o 2 s o 0

Retail-Other Retal - O Which non SME 1 o 3 2 o 19 o n 2 0 0

151 o 2 17 o 191 o 3 11 o o

eauity

Collctive Investments Undertakings (1U1
ESpe—

18 Total

et LA a0 s from 1 2025

1RB Approach

As0f30/09/2024 Asof31/12/2024

viginal Exposure Riskexposure amount vignsl Exposure
origina Exp ; Value sdjustments ot o [r—
Exposure Value and provisions iy and provisions

Of whieh: defauled Of which;defauled Of which:defaule Of which:defauted

[T p—]

Instittions
Corporates

Gorporates - OF Which:Speciised Lending o o 1

Corporstes - O Which: SME 0 o o

o o o o 0 o

Retail- Secured on real estate prope o o o 0 0 0

Retal - Secured o real estate propert o o o 0 0 0

CAYMAN ISLANDS Retail - Secure on el estate property o o o 0 0 0

Retal - Quaitying Revoling o o o 0 0 0

Retail- Other Retal 0 0 0 0 0 0

[ o o o 0 0 0

Retail-Other Retal - Of Which non SME o o o 0 0 0

215 o 59 205 o o

Equity
Collective Investments Undertakines (CIU)
Other non creditablgaton assets

188 Total

et oLk s from 1 2025
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1RB Approach

Asof31/03/2025 Asof30/06/2025

originat Exposure Riskexposure amount Originat Exposure ™ [Irp———

Value adjustments Value adjustments

Exposure Value

Exposure Value i provisions and provisions

o O which: defauted O which:defauted Ofwhich: defauted Of uhich: defaulied

sttt

Of Which:Specilised ending
ich: S

Retail-Secured on sl estae property
[ P ——

Consolidated data Retal-Secured on rel esate property - O Which: non SME

Retal-Qualying Revoling o 85 74 1378 169 151,

Retai-Other Retai 20637 s 1924
125 192
nonsh 1853 70 1603
Equity o o o
Collective Investments Undertakine (C1U) 37 o
ther non creditobligaton assets o
0696 197680

2)1ncl 8GLAS nd PSEs from 02 2025
By

1RB Approach

Asof31/03/2025 As0f30/06/2025

originalExposure ® [Irpe—— em— [p—
sl 2o Value sdjustm el 2o @
[re—

- Value sejustments
and provisions and provisions

Exposure Value ®!

ofwhich:defauted Of which defulted Of hich defaulted

Corporates-OF Which:Specilised Lending
orporaes - Of Which: SWE

Retail-Secured on real estae property
Retal - Secured o rel estate progerty - OF Which: SME

GERMANY Retal-Secure o re estate progerty - Of Which: non SWE

Retall-Qualfying Revoling 12832 831 1388 129 152 12673 n 8704 Lase 7 149

LR —" 13965 an Lase 6545 Lass 527 10197 o La4a

Retal- Other Retal - Of Which: SME 05 n & 201 103 2108 s s @

Retal - Other Rtal-OF Which: non-SWE 13451 Y 1397 anon 102 3424 1704 sa2 138

auity 3 3 o o 3 o 3 o o o o

P ——Y
thernon creditoblgaton assets

2)1nclRGLAS nd PSEs from 01 2025
1RB Approach

Asof31/03/2025 As0f30/06/2025

originatExposure ® [Irpe—— riginatExposure [p—
sl 2o Value sdjustm el 2o @
[re—

- Value sejustments
and provisions and provisions

Exposure Value ®!
I ofwhich:defauted Of which defulted Of hich defutted
Central banks and central overnments *

Corporates-OF Which:Specilised Lending

Corporates-Of Which: SME.

Retail - Secured on real estae property
Retal-Secured o rel estate property - Of hich: SME

UNITED STATES Retal - Secured on rel estate property - O Which: non SME

Retail-Qualfying Revoling 7 o 3 o o o 7 o 3 o o o

Retail-Other Retail 1 o s 2 o o w o i 2 o o

Retal- Other Retal - Of Which: SME o o o o o o o o o o o o

Retal- ther Rtail-Of Which:non-SME v o s 2 o o v o 7 1 o o

quity 3 o o o o o o o o o o o

R ————y 170 3 & 1 o 27 o 0 1 o
Othernon creditoblgston assets
8 Total

2 ncl. RGUAS and pSEs from 01 2025

IRB Approach

Asof31/03/2025 Asof30/06/2025

) [r——

e [ry— OriginalExposure
GEE Value adjstments e

and provisions.

Value adjustments
and provisions

Exposure Value *! Exposure Value !

s defaited defaued

whic: defauted

[ — ]

Corporates-Of Which:Specialised Lending

Corporates-Of Which: SVE

Retail-Secured onrel estae property
Retal-Secured o rel estate progerty - Of Which: SME
UNITED KINGDOM Retal - Secure o relestate property - O Which: norSWE
Retal - Qualfying Revoling
Retai-Other Retail
Retal- Other Retal - Of Which: SME
Retal- Other Rtal - Of Which: non SME.

Equity

Collective Investments Undertakine (C1U)
thernon crecitoblgaton assets

88 Total

2) el RS and psEs from 01 2025
1RB Approach
Asof31/03/2025 Asof 30/06/2025

rigiel Exposure Riskexposure amount riginalExposure ° [—
original Exp Value sdjstments GO S
i provisions R and provisions.

Value sdjustments
Exposure Value ! =

ich:defalted I defauted Of which defaulted
Centra banks and central overnments *
nstittions

Corporates-OF Which:Specilised ending
orporaes - Of Which: SWE

cured on real estate property
[ PR ———
Retal-Secured on rel estate property - O Which: non SME
Retai-Qualying Revoling
Retail-OtherRetail
Retal- Other Retal - Of Which: SME
Retal- Other Retal-Of Which: non SME
auity

PR ———Y
Othernon crecitoblgstion ssets
188 Total

2) el RGLAs and psEs from 01 2025
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Original Exposure

Centra banks and central overnments *

Instttions
Corporates-Of Which:Speci

Of Whic: SME

o Lendin,

Corporates

Retail-Secured on sl estae property

of which: swE 3
Retal - Secured on rel esate property - O Which: non SME Bl

Retal - Qualying Revoling 2

Retai-Other Retai H

Retal- Other Retal - Of Which: SMIE o

Retal- Other Retal - Of Which: non SME. 8

Equity o
AT————— 1
thernon crecitoblgston ssets

Exposure Valu

IRB Approach

Asof31/03/2025

(e Original xposure

and provisions.

s
1 1 a

1 1 3

3 o o o 3 o

P 1 h h 5 3
1 3 o o 2 o

6 2 o o i o

o o o o o o

6 h o o 7 o

o o o o o o

o o o K o

Asof 30/06/2025

[pr—
R Value sdjustments
et and provisions

Ofwhich:defaited

1

4

1 1

1 1

3 o o o

5 1 1 1

1 o o o

B 1 o o

o o o o

s h o o

o o o o
) 3 o

188 Total

2)1ncl. RGUAS and psEs from 01 2025

Original Exposure !

Central banks and central eovernments ¥
Instttions
Corporates
Of Which: Speiaised Lending
Corporates-Of Which: SME
Retail-Secured on el estae property

Retal-Secured o re esate progerty - O

Retal - Secured o relestate property - O Which: norSME
Retal - Qualfying Revoling
Retai-Other Retai

Retal- Other Retal - Of Which: SE

Retal- Other Retal - Of Which: non SME.

Equity

o -

thernon crecitoblgston ssets

IRB Approach

Asof31/03/2025

Riskexposure amount I OriginalExposure

Exposure Vaue and provisions

Asof 30/06/2025

[r—— S
and provisions

Exposure Value *!

Ofwhich:defated

o

1 2

h o

o o o

s h o

7 1 o o

n 4 o h

o o o o

n 4 o h

o o o o
206 P o

188 Total

2)1ncl. RGUAS and psEs from 01 2025

Original Exposure

p—
[ —— ]
Instttions
Corporates
Corporates-Of Which:Specialised Lending
Corporates-Of Which: SVE
Retail-Secured onrel estae property
Retal- s
Retal
Retal - Qualfying Revoling
Retai-Other Retail
Retal - Other Retal - O Which: SMIE
Retal- Other Rtal - Of Which: non SME.

e on el etatepro

Secured onrea stte property

ofwhich: M
Of Which:non SME

Eauity
R ————y
JEmp—————

IRB Approach

Asof31/03/2025

[r—— riginalExposure !
e [Er— G
Exposure Value and provisions

Asof 30/06/2025

[r—
Po—— —
* nd provisions.

whic: defauted

) ncl RGLAS nd PSEs from 01 2025

Exposure

i cur %) ofwhich:defauted
Central banks and central overnments *

or wich:Specialsed Lending
 Which: SWE

Retai - Secured on el e

ol -Secured on rea stae property - OF Which: SMIE

Retal Of Which:non SME.

Retail-Qualying Revoling

Secured on real stte property

Retail-Other Retail 127 2
Retal- Other Retal - Of Which: SME 3 o
Retal- Other Rtail-Of Which:non-SME 125 2
auity o o
PR ————Y 24 3

[ ———

1RB Approach

Asof31/03/2025

[Irpe—— OriginalExposure

B Value sdjstments
posure Value and provisions

ofwhich:defauted fwhich:defauted

0 2 o 2 12 3
%2 2 o 2 ey 3
2 s o 126 o

Asof 30/06/2025

[p—
Value sejustments

and provisions.

Exposure Value !

Of which defaulted

8 1 1 2
5 1 1 2
s 1 o

2) el RGLAs and psEs from 01 2025

OriginalExposure

ich:defalted

Centra banks and central overnments *
nstittions

Corporates-OF Which:Specilised ending
orporaes - Of Whic: SWE

cured on real estate property
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Authority

2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

Residual Maturity

(min EUR) On balance sheet

As of 31/12/2024

Direct exposures

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Country / Region
financial assets

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets held
for trading

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets at

Derivatives

Derivatives with positive fair value

Carrying amount

Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount
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Authority
2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 31/12/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal
of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held : of which: Financial assets at
e s jesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income
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2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held N of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income
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2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal
of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held of which: Financial assets at
e s jesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income
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General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 31/12/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of non- exposure amount
derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held N of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income
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e b a Banking
Authority

Residual Maturity

(mln EUR)

Country / Region

On balance sheet

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative
financial assets

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets held
for trading

2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2024

Direct exposures

Derivatives

Derivatives with positive fair value

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets at

Carrying amount Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Notional amount
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Notes and definitions.
rere— e ey — Y —r——
( exposures ofatleast 1% of tota “Deb | . non-domestc sovereign exposures of 10% or Where the isnotmet, spsregate "Others”
(2) The exposures reported cover only exposures to central, regional and local basis, to other full or

(3) The banks disclose the exposures in the "Financial assets held for trading” portfolio after offsetting the cash short positions having the same maturites

booked in all th

heet). Irrespective of d the positions

@) h (i COS,

the economic substance over the form must be used as a criteria for the identification of the exposures to be ncluded in this column. This tem does not

not the Transp:

Reglons:
Other advanced non-£€A: Isasl, Korea, New Zealand, Russia,San Marino, Singapore and Taiwan.

Other GEE non-E€A: Albaria, Bosnia and Herzegovina, FYR Macedonia, Montenegro, erbia and Turkey:
Libya, Oman, Qatar,Saudi Araia, Suc

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwat, Leb: United Arab Emirates and Yemen

than @ or partial by central 1 and local governments.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And

Caicos lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, $20 Tome And Pr hell Leone, South Sudan,
Swaziland, Tanzania, Togo, U b d Tunisia.

(6) The columns "Total 4 of short positions)’ et basis, whilst the related ‘of which' positions present information on a gross basis.

& ‘Other’ reported Total the breakdown of [ and g i the calculation the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolo s not included for Institutions applying NGAAP.
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2025 EU-wide Transparency Exercise
General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

Residual Maturity

(min EUR) On balance sheet

As of 30/06/2025

Direct exposures

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Country / Region
financial assets

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets held
for trading

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets at

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount
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Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative

financial assets

Total carrying amount of non-
derivative financial assets (net
of short positions)

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/06/2025

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets held of which: Financial assets at

for trading

Derivatives

Derivatives with positive fair value

Carrying amount

Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Notional amount
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General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2025

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets
Nominal

of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held N of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Total 2 s 2 o o o o p| o o o o
To-3m1 3 o 3 0 o 0 10 | o T o o
Total e s 502 o o 5 56 ey T m| o o 3
13Y-5Y1 Portugal 1 0 1 0 o 0 o 0 o 0| o o
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General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/06/2025

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

of which: Financial assets  of which: Financial assets at fair S
of which: Financial assets held of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income

Total s6] 1 56 o o o %0 as] o o o o o
o ot o r . v Em) w e S| v v 5
To-3m1 g o g o g o 35 35 Ts0z| o o
[
rav-avi Liechtenstein
o
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Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative

financial assets

On balance sheet

2025 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/06/2025

Direct exposures

Non-derivative financial assets by accounting portfolio

Total carrying amount of non-
derivative financial assets (net
of short positions)

of which: Financial assets
lesignated at fair value
through profit or loss

of which: Financial assets held
for trading

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets at

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount

Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount
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General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2025

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of non- exposure amount

derivative financial assets (net
of short positions)

X ) ) Total gross carrying amount of non-derivative
Residual Maturity Country / Region G e
financial assets

Nominal

of which: Financial assets  of which: Financial assets at fair R
of which: Financial assets held N of which: Financial assets at
for trading lesignated at fair value value through other Carrying amount Notional amount Carrying amount Notional amount

through profit or loss comprehensive income
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Notes and definitions.
s template plate C 35, inroduced with the reprtng bl o eporsas of 31 March 201
; xposures fa st 1 ftotl “De o e o domesticsoverean xposures of 105 or Wherethe s notimet, sgregate others
(2) The exposures reported cover only exposures to central, regional and local basis, to other full or I
(5)The banks lsclos teexposres ntheFnancial sets hed o aing” prtoloaftrafsetin thecash shor osons hain thesame mturtie,
@ y fre.co5 bookednal olance shee). rspective o ‘ the osiions
theccanomic substanc overth fornmus b usd 2.3 e frthe Gentcation ofth exposure o beIncldd n s caurn, T e doss ot ransoverei o partil o centa,reona and ool governments

not the Transp:

Regions
Other advanced non-EEA: srael, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan
Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sud United Arab Emirates and Yemen
Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And
Caicos lslands, Virgin slands (British), Virgin lsands (US.).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'ivoire, Equatorial Guines, Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, $20 Tome And Pr hell Leone, South Sudan,
Swaziland, Tanzania, Togo, U b d Tunisia.
(6) The columns "Total 4 of short positions)’ et basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other’ bucket s calculated subtracting from the reported Total the breakdown of the listed countries. As a resultof precision and rounding in the calculation we accept an approximation in the order of e0d.
(8) Information on Non-derivative financial assets by accounting portfolo is not ncluded for insttutions applying nGAAP.
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Authority

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value) 14,137
Central banks 0
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

As of 30/09/2024
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for
exposures with forbearance measures
)

Of which on non-
performing
exposures with
forbearance
measures

2025 EU-wide Transparency Exercise
Forborne exposures

DEUTSCHE BANK AKTIENGESELLSCHAFT

Collateral and financial guarantees
received on exposures with forbearance
measures

Gross carrying amount of
exposures with forbearance
measures

Of which collateral
and financial
guarantees received
on non-performing
exposures with
forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

15,316

0

As of 31/12/2024
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for
exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with forbearance
measures

Of which collateral
and financial
guarantees received
on non-performing
exposures with
forbearance
measures

10,107

0

DEBT INSTRUMENTS other than HFT

Loan commitments given
LITY OF FORBEARANCE

Loans and advances that have been forborne more than twice ¥/ 0

Non-performing forborne loans and advances that failed to meet the non-performing
)

o (3) 0
exit criteria

" Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

@Eor the on-bal

sheet items,

impairments and

negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the

FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item
(‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions') is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally reported with a positive sign.

) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of

5% or above.
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eb a Banking
Authority

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

(mln EUR)
Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

As of 31/03/2025
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for

exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

2025 EU-wide Transparency Exercise

Forborne exposures

DEUTSCHE BANK AKTIENGESELLSCHAFT

Collateral and financial guarantees
received on exposures with forbearance
measures

Of which collateral
and financial
guarantees received
on non-performing
exposures with
forbearance
measures

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2025
Accumulated impairment,
accumulated changes in fair value due
to credit risk and provisions for

exposures with forbearance measures
@

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with forbearance
measures

Of which collateral
and financial
guarantees received
on non-performing

exposures
forbearance
measures

DEBT INSTRUMENTS other than HFT

Loan commitments given
QUALITY OF FORBEARANCE

Loans and advances that have been forborne more than twice ¥

Non-performing forborne loans and advances that failed to meet the non-performing
3)

0|

exit criteria

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-balance sheet items,

and hanges in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information s disclosed with the opposite sign of what is reported according to the
FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on acredit/debit convention,as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item
(‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions') is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally reported with a positive sign.

(3) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of

5% or above.




eh ngﬁsn 2025 EU-wide Transparency Exercise

Authority Breakdown of loans and advances to non-financial corporations other than held for trading

DEUTSCHE BANK AKTIENGESELLSCHAFT

AS 0f 30/09/2024 As of 31/12/2024 AS of 31/03/2025
Gross carrying amount Gross carrying amount carrying amount Gross carrying amount
. Accumulated t Accumulated . Accumulated . Accumulated
hich Of which loans negative Of which Of which loans negative Of which: Of which loans negative Of which: Of which loan negative
o and advances _— non- and advances — changes i far non- andadvances  accumulated | ChanBesin fair andadvances  accamulateq | CPENEES N fir
performin subject t impaimment @ Valuedueto performin subjectto impaiment @ ValUe dueto performin subjectto impaiment @ ValUe dueto performin subject to impairment @ | Vlue dueto
. e g credit risk on e P creditrisk on . pesipe credit isk on 5 G credit isk on
of which impairment : of which impairment ‘ of which impairment ‘ impairment
(i EuR) Sk nonperforning Sl nonperforning Sl non-erforming non-performing
exposures exposures exposure: exposure:
AAgriculture, forestry and fishing | 1) 13 a2 B o az 1) 1) | o o aos| 1| 1 a0 o o a4 1| 1) 464 o o
8 Mining and quarrying 2,705 5 f 2,608 1 o 1,950] 4 4 1885 1 o 2,257] 4 4 2197) 1| o 2,308 5 o 2353 5 o
€ Manufacturing 28,599) 1318 1,318 2859 ss1] o 28,408 1378 1,576| 28362 599| o 28,038 1198 1,196| 27,809 e0s) o 27432 1,260 1,256 2737) e0s) o
D Electricity, gas,steam and air conditioning
4273 167) 167] 4,228 70| o 4357 210 210 4357) o o a58| 139) 139) 4857) 7| o a510) 138 138 4029) 7| o
suppl
£ Water supply 747 o o 7, B o 59| 5 B s 4 o &67] 5 | &67) 4 o &7 5 5 674 4 o
F Construction 4697) 208 2ag 4,696] 107] o 4250 234 234 4,250 04 o 4357] 1) 1) 4336 o8| o a25) 290) 290 47 100) o
G Wholesale and retail trade: 2126) a0 835 21,160 aa o 262 720 720 2519 39| o 22865 ) | 2 aon| o 22,489 1045 1,005 2361] 527 o
HTransport and storage 5,20 187) 187] 523 s o 5001 279 269) 4997) 57| o 5,095 182] 182 5,006 55| o a,79a] 147) 147] 4723 7 o
1 Accommodation and food service activities 1896 & e 189 36| o 2695 &) & 2695] 3 o 2,580) 61l & 25%0) 30 o 357a) 50 0| 357 3 o
Jinformation and communication 9325 ) 2 9,307) 184 o 9,630| 1) 1) 9614 7| o 9,509| 234 234 9,493] o7, o 9,278) 289) 289) 9,268 5 o
K Financial and insurance activtie 8,089 La01 1401 3574 503 o aa139 1428 1428 4329 605 o s0878 1330 1,330| 49806 757] o 54,479 1079 1.079) 53,890 602 o
L Real estate activities 9,403 391] 3430| 9,263 69| 4 51127 3.810) 3439| 50,980 st 4 49,864 3287) 3261 49,709 =2 4 a5565 3475 3a75) a1 72s) 4
M Professional cientific and technical activities 70| 195 195 8470 &| o 7an ) 23] 7471] 103 o 7,887] 253 23 7,887) 113 o 977 246 216 am 129) o
N Administrative and support service activities 9357 366 365) 9,200) o8| o 9,397] 27 297 9,287) 7 o 8,805 ) 207 69| &) o sa73] 163) 163 8,290 & o
0 Public administration and defence,
: rone 3620 27| 27| 50 o o 102 o o 102] o o aas| o o 368 o o 695 o o 305 o o
compulsory social security
P Education 325 10 10f 325 3| o 295 7 7 25 3| o 29 § o 22 3 o 21, 5 5 281 3 o
@ Human health services and social work
o 4,454 39| 3| a6 26| o a1 115 115 173 30| o aon 129) 129) ao1] 30| o 3,950) 182] 182 3950) 3| o
R Arts, entertainment and recreation 905 B %) 905, i o 837 1| f 87 o o as6| 9 5 4% 5 o 710 | @ 740 7 o
S Other services. 2779 215 214 2.737) 134 o 134 385 385 13,108 161 o 18,585 318 313 17,979) 189) o 19,974 565 566 18,764] 189) o
s and advances 207,585 9,249) 9,241 203,340) 3014 4 210972 9375] 9,361 209,248 2,986| 4 222,357] 8377) 8,309] 219,503] 3,195] 4 228,008 9.03%0) 9.025) 25,403 3351 4
¥ The items ‘accumulated impairment’ and ‘accumulated in far value due to creditrisk ¢ are disclosed with a positive sign if they asset. with the
opposite sign of what is reported according to the, F 06.01), which fol based , as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - ITS on Supervisory

reporting.

The ‘NACE codes' disclosed in this template F 06.01 are the codes included in Regulation (EC) No 1893/2006 of the European Parliament and of the Council (NACE rev. 2). The latter has been reviewed by the Commission Delegated Regulation (EU) 2023/137 of 10
October 2022 (NACE rev. 2.1) which shall apply to the data transmissions to the Commission (Eurostat) relating to each reference period from 1January 2025. Until the Commission Implementing Regulation (EU) 2021/451 is amended to include the new codes (NACE
rev.2.1), € rev. 2. ref: EBA's Q&A 2024_7158]




